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⾮因果的システムの確率数値解析的研究 Research Project
Project/Area Number 14654020
Research Category Grant-in-Aid for Exploratory Research
Allocation Type Single-year Grants
Research Field General mathematics (including Probability theory/Statistical mathematics)
Research Institution Ritsumeikan University (2003-2004) 
Kanazawa University (2002)
Principal Investigator ⼩川 重義   ⽴命館⼤学, 理⼯学部, 教授 (80101137)
Project Period (FY) 2002 – 2004
Project Status Completed (Fiscal Year 2004)
Budget Amount *help ¥3,400,000 (Direct Cost: ¥3,400,000)
Fiscal Year 2004: ¥1,000,000 (Direct Cost: ¥1,000,000) 
Fiscal Year 2003: ¥1,000,000 (Direct Cost: ¥1,000,000) 
Fiscal Year 2002: ¥1,400,000 (Direct Cost: ¥1,400,000)
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2004[Journal Article] Noncausal Cauchy problem for the noncausal SDEs 
2004[Journal Article] Non linear feedback effects by hedging strategies 
2004[Journal Article] On a BPE model for the Burgers equation 
2004[Journal Article] A numerical study of the smile effect in implied volatilities induced by a nonlinear feedbacks from hedging strategies. 
2003[Journal Article] A quasi-random walk method for one-dimensional reaction-diffusion equations 
2003[Journal Article] On a discrete stochastic approximation and its applications to data analysis 
2002[Journal Article] Quasi random walk methods 
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[Journal Article] Introduction to the numerical solution of the SDE 
2005[Book] 確率解析 
2004[Book] Stochastic Processes and Applications to Mathematical Finance 
2004[Book] 微積分⼊⾨ 
2002[Book] 確率論⼊⾨ 
[Publications] OGAWA, S.: "Noncausal Cauchyproblem for Noncausal SDEs."Proceedings of the Intern.Conference on Stochastic process and Application to Mathematical Finance. (to appear). 350
(2004)

[Publications] OGAWA, S., KOHATSUHIGA, A: "On a BPE model for the Burgers equation"RIMS Publications, RIMS Kyoto Univ.. (to appear). (2004) 
[Publications] MANCINO, M., OGAWA, S.: "Nonlinear feedback effects by hedging strategies."Proceedings of the Intern.Conference on Stochastic process and Application to Mathematical Finance. (to
appear). 350 (2004)

[Publications] OGAWA, S., LECOT, C.: "A quasi-random walk method for one-dimensional reaction diffusion equation"Math.Computer Simulation, Elsevier Science B.V.. 62・3-6. 487-494 (2003) 
[Publications] OGAWA, S., OGIHARA, S.: "On a discrete stochastic approximation and its application to data analysis"Monte Carlo Methods Appl. VSP.Netherland. 9・1. 39-50 (2003) 
[Publications] MANCINO, M., OGAWA, S., SANFELICI, S: "A numerical study of the smile effect in implied volatilities induced by a nonlinear feedback model"Proceedings of the Bachelier Conference,
Canada. (to appear). (2004)

[Publications] ⼩川重義, 森真: "微分積分学⼊⾨"培⾵館. 250 (2004) 
[Publications] S.Ogawa, C.Lecot: "Random walk method using quasi-random numbers"Math. and Computers in Simulation. (2003) 
[Publications] S.Ogawa, S.Ogihara: "On a discrete stochastic approximation and its applications to data analysis"Monte Carlo Methods and Applications. 9.1. (2003) 
[Publications] S.Ogawa: "On the Brownian particle equations and the noncausal stochastic calculus"Rendiconti Acad. Nazionale delle Sci.. 119・XXV. 125-139 (2001) 
[Publications] S.Ogawa: "On a deterministic approach to the numerical solution of the SDE"Math. and Computers in Simulation. 55. 209-214 (2001) 
[Publications] S.Ogawa: "On a class of SPDEs called the Brownian particle equation"Monte Carlo Methods and Applications. 7.1-2. 321-328 (2001) 
[Publications] ⼩川重義: "確率微分⽅程式の数値解法"数学. 53-1. 34-45 (2001) 
[Publications] ⼩川重義, 森真: "現象から学ぶ 確率論⼊⾨"講談社. 166 (2002) 
